Robust statistical methods in R using the WRS2 package.
This paper introduces the R package WRS2 that implements various robust statistical methods. It elaborates on the basics of robust statistics by introducing robust location, dispersion, and correlation measures. The location and dispersion measures are then used in robust variants of independent and dependent samples t tests and ANOVA, including between-within subject designs and quantile ANOVA. Further, robust ANCOVA as well as robust mediation models are introduced. The paper targets applied researchers; it is therefore kept rather non-technical and written in a tutorial style. Special emphasis is placed on applications in the social and behavioral sciences and illustrations of how to perform corresponding robust analyses in R. The R code for reproducing the results in the paper is given in the Supplementary Materials.